
 
Date: May 14, 2007 Update #1: CME® New Product Summary for Market Data Distributors  
Listing Date  Sunday, May 20, 2007 (trade date Monday, May 21st) 
Contract Name CME® E-mini FTSE/Xinhua® China 25 Index (FXI) Futures 
Description The FTSE/Xinhua China 25 Index consists of 25 of the largest Chinese companies listed on the Hong Kong Stock Exchange, with a total 

market capitalization of about $241 billion.   
Instrument Type Futures only  
Ticker Symbol(s) FXN 
Trading Venue CME Globex® only.  Block Trade (Min. quantity 50), and EFP eligible. 
Contract Size $5 times the Index 
Trading Hours Sundays & Holidays 5:00 p.m. – 3:15 p.m. Central Time (CT) next day; Mondays – Thursdays 3:30 p.m. – 3:15 p.m. CT next day, on 

Fridays, no trading after 3:15 p.m. CT 
Valid Contract Months March Quarterly Cycle months; e.g., March, June, September and December  
Initial Contract Months June and September 2007 
Minimum Price Intervals 
and Value Per Tick 

5.00 Index Points  
$25.00 

Daily Price Limits If Lead Month Settlement is: Then Daily Price Limit is: 
0 – 20,000 2,000 Index Points 
20,005 – 30,000 3,000 Index Points 
30,005 and up 4,000 Index Points  

Termination of Trading Futures trading will terminate at 4:00 p.m. Hong Kong time (3:00 a.m. Central Standard Time or 2:00 a.m. Central Daylight Time) on the 
day of determination of the Final Settlement Price. 

Final Settlement Price The final settlement will be the closing index level of the FTSE/Xinhua Index, calculated by FTSE/Xinhua, rounded to the nearest 1/100th 
of an index point.  This value will be based on the official closing prices of the stocks at the Hong Kong Stock Exchange on the third 
Friday of the contract month.   

Exercise Style N/A 
Exercise Price Listings 
and Intervals  

N/A 



 

 
 

 

ITC 2.1 Price 
Conventions 

Futures Trade Price    

Actual Price 15705.00    
Transmission Format 1570500    
Fractional Indicator 2    
RLC Format 15705    
Preferred Display 15705.00    
ITC 2.1 Ticker Testing 
Date(s)/Time(s) 

Ticker testing will take place on Friday, May 11 and Friday, 
May 18, 2007 at approximately 4:45. p.m. CT. 

For ticker test questions, please contact CME’s Enterprise Technology 
Operations Department at 312-930-8160. 

RLC Testing in CME 
Certification 
Environment 

To be announced.  


